We show that the family of Esscher-transformed Laplace distributions is a subclass of asymmetric Laplace laws.
Introduction and main results
The Escher transform, also known as exponential tilting, of a probability distribution given by the probability density function (PDF) f (·) and moment generating function (MGF) M (·) is a distribution with the PDF
defined for all θ for which the MGF is finite. Since its introduction in Esscher (1932) , this concept has played an important role in actuarial and financial mathematics [see, e.g., Gerber
and Shiu (1994)]. In a recent series of papers [see George and George (2011 , 2013 ], a theory of Esscher transformed Laplace distribution has been developed, and was shown to have numerous applications. In this model the construction (1) is applied to the classical Laplace distribution, given by the PDF
and the MGF Proof. Straightforward algebra shows that any density of the form (4) coincides with (5) above with 
Thus, the class of AL distributions is essentially larger than the class of the Esscher transformed Laplace distributions. However, the two classes coincide if an additional scale parameter is introduced into (4).
We also note that the class of Marshall-Olkin Esscher transformed Laplace distributions studied in George and George (2013) , where it is defined through the density (3. B J P S -A c c e p t e d M a n u s c r i p t
